Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
341540 Local 1.000000 341.54 1.000000 341.54 0.00 0.00
Base 1.000000 341.54 1.000000 341.54 0.00 0.00
US DOLLAR Total
341540 Local 341.54 341.54 0.00 0.00
Base 341.54 341.54 0.00 0.00
CASH Total
341540 Base 341.54 341.54 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
02665JNR7 AMERICAN HONDA FINAN 0.65 25 Jan 2017
8,100,000.000 Local 99.956667 8,096,490.00 99.956667 8,096,490.00 0.00 0.65
Base 99.956667 8,096,490.00 99.956667 8,096,490.00 0.00 0.65
02665JP61 AMERICAN HONDA FINAN 0.7 06 Feb 2017
25,000,000.000 Local 99.930000 24,982,500.00 99.930000 24,982,500.00 0.00 2.00
Base 99.930000 24,982,500.00 99.930000 24,982,500.00 0.00 2.00
0347M2N44 ANGLESEA FDG PLC & ANG 0.8 04 Jan 2017
25,000,000.000 Local 99.993333 24,998,333.33 99.993333 24,998,333.33 0.00 2.00
Base 99.993333 24,998,333.33 99.993333 24,998,333.33 0.00 2.00
03785DNQ5 APPLE INC 0.53 24 Jan 2017
30,000,000.000 Local 99.966139 29,989,841.67 99.966139 29,989,841.67 0.00 2.40
Base 99.966139 29,989,841.67 99.966139 29,989,841.67 0.00 2.40
03785DQ74 APPLE INC 0.76 07 Mar 2017
20,000,000.000 Local 99.862778 19,972,555.56 99.862778 19,972,555.56 0.00 1.60
Base 99.862778 19,972,555.56 99.862778 19,972,555.56 0.00 1.60

& Issue has redenominated but Local is not converted
# Issue has not been redenominated but Local is converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
06417JPP1 BANK OF NOVA SCOTIA/THE 0.85 23 Feb 2017
25,000,000.000 Local 99.874861 24,968,715.28 99.874861 24,968,715.28 0.00 2.00
Base 99.874861 24,968,715.28 99.874861 24,968,715.28 0.00 2.00
06538BNB5 BANK TOKYO MIT UFJ NY 0.72 11 Jan 2017
20,000,000.000 Local 99.980000 19,996,000.00 99.980000 19,996,000.00 0.00 1.60
Base 99.980000 19,996,000.00 99.980000 19,996,000.00 0.00 1.60
16677JNK8 CHEVRON CORP 0.54 19 Jan 2017
15,000,000.000 Local 99.973000 14,995,950.00 99.973000 14,995,950.00 0.00 1.20
Base 99.973000 14,995,950.00 99.973000 14,995,950.00 0.00 1.20
16677JP67 CHEVRON CORP 0.53 06 Feb 2017
30,000,000.000 Local 99.947000 29,984,100.00 99.947000 29,984,100.00 0.00 240
Base 99.947000 29,984,100.00 99.947000 29,984,100.00 0.00 240
17277ANL7 CISCO SYSTEMS INC 0.64 20 Jan 2017
15,750,000.000 Local 99.966222 15,744,680.00 99.966222 15,744,680.00 0.00 1.26
Base 99.966222 15,744,680.00 99.966222 15,744,680.00 0.00 1.26
19121AN98 COCA-COLA COMPANY 0.63 09 Jan 2017
10,000,000.000  Local 99.986000 9,998,600.00 99.986000 9,998,600.00 0.00 0.80
Base 99.986000 9,998,600.00 99.986000 9,998,600.00 0.00 0.80
19121ANK3 COCA-COLA COMPANY 0.52 19 Jan 2017
10,000,000.000  Local 99.974000 9,997,400.00 99.974000 9,997,400.00 0.00 0.80
Base 99.974000 9,997,400.00 99.974000 9,997,400.00 0.00 0.80
19121AP88 COCA-COLA COMPANY 0.6 08 Feb 2017
10,000,000.000 Local 99.936667 9,993,666.67 99.936667 9,993,666.67 0.00 0.80
Base 99.936667 9,993,666.67 99.936667 9,993,666.67 0.00 0.80
21684BP65 COOPERATIEVE CENTRALE 1.39706 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 100.313000 2,507,825.00 7,825.00 0.20
Base 100.000000 2,500,000.00 100.313000 2,507,825.00 7,825.00 0.20
24023GNB9 DCAT, LLC 0.87 11 Jan 2017
20,000,000.000 Local 99.975833 19,995,166.67 99.975833 19,995,166.67 0.00 1.60
Base 99.975833 19,995,166.67 99.975833 19,995,166.67 0.00 1.60
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
2546R2Q66 WALT DISNEY CO 0.69 06 Mar 2017
20,000,000.000 Local 99.877333 19,975,466.67 99.877333 19,975,466.67 0.00 1.60
Base 99.877333 19,975,466.67 99.877333 19,975,466.67 0.00 1.60
30229APU7 EXXON MOBIL CORP 0.65 28 Feb 2017
25,000,000.000 Local 99.895278 24,973,819.44 99.895278 24,973,819.44 0.00 2.00
Base 99.895278 24,973,819.44 99.895278 24,973,819.44 0.00 2.00
38102JN50 GOLDEN FUNDING CORP 0.65 05 Jan 2017
15,000,000.000 Local 99.992778 14,998,916.67 99.992778 14,998,916.67 0.00 1.20
Base 99.992778 14,998,916.67 99.992778 14,998,916.67 0.00 1.20
38102JP82 GOLDEN FUNDING CORP 0.87 08 Feb 2017
10,000,000.000 Local 99.908167 9,990,816.67 99.908167 9,990,816.67 0.00 0.80
Base 99.908167 9,990,816.67 99.908167 9,990,816.67 0.00 0.80
38346LNW2 GOTHAM FDG CORP 0.85 30 Jan 2017
25,000,000.000 Local 99.931528 24,982,881.94 99.931528 24,982,881.94 0.00 2.00
Base 99.931528 24,982,881.94 99.931528 24,982,881.94 0.00 2.00
42786TN61 HERSHEY FOODS CORP 0.48 06 Jan 2017
15,000,000.000 Local 99.993333 14,999,000.00 99.993333 14,999,000.00 0.00 1.20
Base 99.993333 14,999,000.00 99.993333 14,999,000.00 0.00 1.20
47816FNHO JOHNSON & JOHNSON 0.59 17 Jan 2017
30,000,000.000 Local 99.973778 29,992,133.34 99.973778 29,992,133.34 0.00 240
Base 99.973778 29,992,133.34 99.973778 29,992,133.34 0.00 240
52952LNH1 LEXINGTN PKR CAP CO LL 0.74 17 Jan 2017
30,000,000.000 Local 99.967111 29,990,133.33 99.967111 29,990,133.33 0.00 2.40
Base 99.967111 29,990,133.33 99.967111 29,990,133.33 0.00 2.40
59515MN43 MICROSOFT CORP 0.63 04 Jan 2017
15,000,000.000 Local 99.994750 14,999,212.50 99.994750 14,999,212.50 0.00 1.20
Base 99.994750 14,999,212.50 99.994750 14,999,212.50 0.00 1.20
59515MNX9 MICROSOFT CORP 0.69 31 Jan 2017
15,000,000.000 Local 99.942500 14,991,375.00 99.942500 14,991,375.00 0.00 1.20
Base 99.942500 14,991,375.00 99.942500 14,991,375.00 0.00 1.20
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
59515MP17 MICROSOFT CORP 0.71 01 Feb 2017
20,000,000.000 Local 99.938861 19,987,772.22 99.938861 19,987,772.22 0.00 1.60
Base 99.938861 19,987,772.22 99.938861 19,987,772.22 0.00 1.60
60689DR54 MIZUHO BANK LTD 0.91 18 Jan 2017
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
62455ANH6 MOUNTCLIFF 0.8 17 Jan 2017
25,000,000.000 Local 99.964444 24,991,111.11 99.964444 24,991,111.11 0.00 2.00
Base 99.964444 24,991,111.11 99.964444 24,991,111.11 0.00 2.00
63743CN66 NATL RURAL UTIL COOP 0.65 06 Jan 2017
10,000,000.000 Local 99.990972 9,999,097.22 99.990972 9,999,097.22 0.00 0.80
Base 99.990972 9,999,097.22 99.990972 9,999,097.22 0.00 0.80
63743CNH2 NATL RURAL UTIL COOP 0.64 17 Jan 2017
20,000,000.000 Local 99.971556 19,994,311.11 99.971556 19,994,311.11 0.00 1.60
Base 99.971556 19,994,311.11 99.971556 19,994,311.11 0.00 1.60
63743CNH2 NATL RURAL UTIL COOP 0.72 17 Jan 2017
10,000,000.000 Local 99.968000 9,996,800.00 99.968000 9,996,800.00 0.00 0.80
Base 99.968000 9,996,800.00 99.968000 9,996,800.00 0.00 0.80
66844CN42 NORTHWESTERN UNIVERS 0.56 04 Jan 2017
15,000,000.000 Local 99.995333 14,999,300.00 99.995333 14,999,300.00 0.00 1.20
Base 99.995333 14,999,300.00 99.995333 14,999,300.00 0.00 1.20
66844CPE8 NORTHWESTERN UNIVERS 0.78 14 Feb 2017
14,250,000.000 Local 99.904667 14,236,415.00 99.904667 14,236,415.00 0.00 1.14
Base 99.904667 14,236,415.00 99.904667 14,236,415.00 0.00 1.14
66844CPMO NORTHWESTERN UNIVERS 0.83 21 Feb 2017
15,000,000.000 Local 99.882417 14,982,362.50 99.882417 14,982,362.50 0.00 1.20
Base 99.882417 14,982,362.50 99.882417 14,982,362.50 0.00 1.20
77119LNW5 ROCHE HOLDING INC 0.49 30 Jan 2017
25,000,000.000 Local 99.960528 24,990,131.94 99.960528 24,990,131.94 0.00 2.00
Base 99.960528 24,990,131.94 99.960528 24,990,131.94 0.00 2.00
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
8225X2V19 SHELL INTNL FNC B.V 1.1 01 Aug 2017
2,000,000.000 Local 99.352223 1,987,044 .45 99.364167 1,987,283.34 238.89 0.16
Base 99.352223 1,987,044 .45 99.364167 1,987,283.34 238.89 0.16
9113A2N36 UNITED PARCEL SERVIC 0.4 03 Jan 2017
20,000,000.000 Local 99.997778 19,999,555.56 99.997778 19,999,555.56 0.00 1.60
Base 99.997778 19,999,555.56 99.997778 19,999,555.56 0.00 1.60
912796HV4 UNITED STATES TREAS BILLS 01/17 0.00000 0.255 05 Jan 2017
49,000,000.000 Local 99.997108 48,998,582.78 99.997108 48,998,582.78 0.00 3.92
Base 99.997108 48,998,582.78 99.997108 48,998,582.78 0.00 3.92
912796KC2 WI TREASURY SEC. 01/17 0.00000 0.32 12 Jan 2017
45,000,000.000 Local 99.990222 44,995,600.00 99.990222 44,995,600.00 0.00 3.60
Base 99.990222 44,995,600.00 99.990222 44,995,600.00 0.00 3.60
912796KD0 TREASURY BILL 01/17 0.00000 0.385 19 Jan 2017
125,000,000.000 Local 99.979678 124,974,597.50 99.979678 124,974,597.50 0.00 9.99
Base 99.979678 124,974,597.50 99.979678 124,974,597.50 0.00 9.99
912796KE8 TREASURY BILL 01/17 0.00000 0.44 26 Jan 2017
40,000,000.000 Local 99.969444 39,987,777.78 99.969444 39,987,777.78 0.00 3.20
Base 99.969444 39,987,777.78 99.969444 39,987,777.78 0.00 3.20
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.27 05 Jan 2017
8,127,513.810  Local 100.000000 8,127,513.81 100.000000 8,127,513.81 0.00 0.65
Base 100.000000 8,127,513.81 100.000000 8,127,513.81 0.00 0.65
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 12 Jan 2017
2,360,160.590 Local 100.000000 2,360,160.59 100.000000 2,360,160.59 0.00 0.19
Base 100.000000 2,360,160.59 100.000000 2,360,160.59 0.00 0.19
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 02 Feb 2017
2,813,802.660 Local 100.000000 2,813,802.66 100.000000 2,813,802.66 0.00 0.22
Base 100.000000 2,813,802.66 100.000000 2,813,802.66 0.00 0.22
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.66 02 Feb 2017
4,276,412.150  Local 100.000000 4,276,412.15 100.000000 4,276,412.15 0.00 0.34
Base 100.000000 4,276,412.15 100.000000 4,276,412.15 0.00 0.34
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
92646KPD8 VICTORY RECEIVABLES 0.8 13 Feb 2017
25,000,000.000 Local 99.904444 24,976,111.11 99.904444 24,976,111.11 0.00 2.00
Base 99.904444 24,976,111.11 99.904444 24,976,111.11 0.00 2.00
92828CQ78 VISA INC 0.75 07 Mar 2017
10,000,000.000 Local 99.864583 9,986,458.33 99.864583 9,986,458.33 0.00 0.80
Base 99.864583 9,986,458.33 99.864583 9,986,458.33 0.00 0.80
930ABD003 FIDELITY INVESTMENTS MONEY 0.65 03 Jan 2017
50,138,183.870 Local 100.000000 50,138,183.87 100.000000 50,138,183.87 0.00 4.01
Base 100.000000 50,138,183.87 100.000000 50,138,183.87 0.00 4.01
979QHT009 WELLS FARGO REPO 0.45 03 Jan 2017
61,833,918.240 Local 100.000000 61,833,918.24 100.000000 61,833,918.24 0.00 4.94
Base 100.000000 61,833,918.24 100.000000 61,833,918.24 0.00 4.94
979QRC005 BANK OF AMERICA REPO 0.45 03 Jan 2017
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.99
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.99
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.27 03 Jan 2017
22,974,811.840 Local 100.000000 22,974,811.84 100.000000 22,974,811.84 0.00 1.84
Base 100.000000 22,974,811.84 100.000000 22,974,811.84 0.00 1.84
98137RP20 WORKING CAP. MAN. CO 0.8 02 Feb 2017
10,000,000.000  Local 99.928889 9,992,888.89 99.928889 9,992,888.89 0.00 0.80
Base 99.928889 9,992,888.89 99.928889 9,992,888.89 0.00 0.80
98137RPD6 WORKING CAP. MAN. CO 0.87 13 Feb 2017
15,000,000.000 Local 99.896083 14,984,412.50 99.896083 14,984,412.50 0.00 1.20
Base 99.896083 14,984,412.50 99.896083 14,984,412.50 0.00 1.20
98137RPE4 WORKING CAP. MAN. CO 0.88 14 Feb 2017
15,000,000.000 Local 99.892444 14,983,866.67 99.892444 14,983,866.67 0.00 1.20
Base 99.892444 14,983,866.67 99.892444 14,983,866.67 0.00 1.20
US DOLLAR Total
1,239,124,803.160  Local 1,238,676,754.57 1,238,684,818.46 8,063.89 98.98
Base 1,238,676,754.57 1,238,684,818.46 8,063.89 98.98
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Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH EQUIVALENT Total
1,239,124,803.160 Base 1,238,676,754.57 1,238,684,818.46 8,063.89 98.98
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
14314EAA9 CARMAX AUTO OWNER TRUST CARMX 2016 3 A1 0.63 15 Aug 2017
2,163,093.930 Local 100.000000 2,163,093.93 99.970590 2,162,457.76 -636.17 0.17
Original Face: 8,000,000.000 Base 100.000000 2,163,093.93 99.970590 2,162,457.76 -636.17 0.17
24703EAA7 DELL EQUIPMENT FINANCE TRUST DEFT 2016 1 A1 144A 0.85 24 Jul 2017
5,584,258.280 Local 100.000000 5,584,258.28 100.000260 5,584,272.80 14.52 0.45
Original Face: 15,000,000.000 Base 100.000000 5,584,258.28 100.000260 5,584,272.80 14.52 0.45
78010UNX1 ROYAL BANK OF CANADA SR UNSECURED 01/17 1.2 1.2 23 Jan 2017
5,000,000.000 Local 100.016592 5,000,829.61 100.016592 5,000,829.61 0.00 0.40
Base 100.016592 5,000,829.61 100.016592 5,000,829.61 0.00 0.40
US DOLLAR Total
12,747,352.210 Local 12,748,181.82 12,747,560.17 -621.65 1.02
Original Face: 23,000,000.000 Base 12,748,181.82 12,747,560.17 -621.65 1.02
FIXED INCOME Total
12,747,352.210 Base 12,748,181.82 12,747,560.17 -621.65 1.02

Original Face:

23,000,000.000
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: December 31, 2016 View Date: January 17, 2017

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,251,432,720.17 100.00

1,251,872,496.910 Base
Original Face: 23,000,000.000

1,251,425,277.93
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Currency Summa .
e FOND:  ATZF STATE STREET
Asof:  December 31, 2016 View Date: January 17, 2017

Base Currency:USD - US DOLLAR
% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
341.540 Local 341.54 341.54 0.00 0.00 0.00
Base 341.54 341.54 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,239,124,803.160  Local 1,238,676,754.57 1,238,684,818.46 98.98 8,063.89 8,063.89
Base 1,238,676,754.57 1,238,684,818.46 98.98 8,063.89 0.00 8,063.89
FIXED INCOME
12,747,352.210 Local 12,748,181.82 12,747,560.17 1.02 -621.65 -621.65
Original Face: 23,000,000.000 Base 12,748,181.82 12,747,560.17 1.02 -621.65 0.00 -621.65
US DOLLAR Total
1,251,872,496.910 Local 1,251,425,277.93 1,251,432,720.17 100.00 7,442.24 7,442.24
Original Face: 23,000,000.000 Base 1,251,425,277.93 1,251,432,720.17 100.00 7,442.24 0.00 7,442.24
FUND Total
1,251,872,496.910 Base 1,251,425,277.93 1,251,432,720.17 100.00 7,442.24 0.00 7,442.24
Original Face: 23,000,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
341.540 341.54 341.54 0.00 0.00 0.00 0.00
CASH Total
341.540 341.54 341.54 0.00 0.00 0.00 0.00
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,239,124,803.160 1,238,676,754.57 1,238,684,818.46 98.98 8,063.89 0.00 8,063.89
CASH EQUIVALENT Total
1,239,124,803.160 1,238,676,754.57 1,238,684,818.46 98.98 8,063.89 0.00 8,063.89
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
12,747,352.210 12,748,181.82 12,747,560.17 1.02 -621.65 0.00 -621.65
FIXED INCOME Total
12,748,181.82 12,747,560.17 1.02 -621.65 0.00 -621.65

12,747,352.210
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,251,872,496.910 1,251,425,277.93 1,251,432,720.17 100.00 7,442.24 0.00 7,442.24
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Holdmgs ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A By FUND:  ATZE STATE STREET
As of: December 31, 2016 View Date: January 17, 2017
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
341.540 341.54 341.54 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,239,124,803.160 1,238,676,754.57 1,238,684,818.46 98.98 8,063.89 0.00 8,063.89
8,063.89 GN 0.00 GN 8,063.89 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
12,747,352.210 12,748,181.82 12,747,560.17 1.02 -621.65 0.00 -621.65
14.52 GN 0.00 GN 14.52 GN
-636.17 LS 0.00 LS -636.17 LS
Original Face: 23,000,000.000
FUND Total
0.000 1,251,872,496.910 1,251,425,277.93 1,251,432,720.17 100.00 7,442.24 0.00 7,442.24
8,078.41 GN 0.00 GN 8,078.41 GN
-636.17 LS 0.00 LS -636.17 LS
Original Face: 23,000,000.000
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